Non-parametric Bayesian approach to hazard regression: a case study with a large number of missing covariate values.
A 'packaged' non-parametric multiplicative hazard regression model is proposed, and applied to a study of the effects of some genetic and viral factors in the development of spontaneous leukaemia in mice. Hierarchical modelling and data augmentation are used to deal with the large number of missing covariate values. A Bayesian procedure is adopted, and the Metropolis-Hastings algorithm is used in the numerical computation of the posterior distribution.